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Σ Σmn = m
2H + n2H − |m − n|2H m,n ∈ {1, ..., N}
G GGT = Σ Z = (Z1, ..., ZN)
T
GZ Σ
Σ Σmn = m
2H + n2H − |m − n|2H
m,n ∈ {1, ..., N} G Σ
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[|BHt − BHs |q] = Kq|t− s|qH .
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 	 ν > 0 0	   9 
E [| log(σt+Δ)− log(σt)|q] = νqKqΔqH .
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E [| log(σt+Δ)− log(σt)|q] = E [| log(σΔ)− log(σ0)|q]
log(Δ) → log(m(q,Δ)) q
log(Δ) → log(m(q,Δ)) q
log(Δ) → log(m(q,Δ)) q &
q
log(m(q,Δ)) &
























q → aq − log(Kq)
H ν
BHt
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E[ST ] = S0 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